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YTo Takoe aKkoHOMeTpuKa (econometrics) n yem
3aHMMAaKTCA 3KOHOMETPUCTbI?

JocnoBHO econometrics nepeBoAUTCA N3MepeHne B IKOHOMUKE.

JKOHOMMUCTbI 4acTo UMHTepPeCyrTCA CBA3AMUN MeXAY Pa3JlINYHbIMU
dKOHOMMNY4YeCKnmMmun BeJimndiumHavin.

Samuelson P.A.: “Econometrics, the result of a certain outlook on the role
of economics, consists of the application of mathematical statistics to
economic data to lend empirical support to the models constructed by
mathematical economics and to obtain numerical results”.




3KOHOMeTpVIKa N MaTeMaTndyecCkKad 3KOHOMMUKaA

TepMmuH “econometrics” BBen HopBeXCKUN ctatUMCTUK P.Ppuwi ~ B 1930 .

o ~ 1950 r. 3KOHOMeTPUKOUN Ha3bIBarioCb BCe, YTO UCMONbL30Baro
MaTemMaTudeckme metoabl B 3KoHoMuke. B ~ 1950 r. npousowno pasgeneHue

Ha MaTeéMaTU4eCKY0 3KOHOMUKY N SKOHOMETPUKY.

OcHoBHas npo6nema MaTeMaTU4eCKON IKOHOMUKU — BbiIPa3NTb OCHOBHbIE
OTHOLWEeHUNA Mexagy 3KOHOMn4yeCKmmun BesrimnimHavum B MaTeMaTU4eCcKou

dopme 63 HeOOXOAMMOCTN OLIEHKU U NPOBEPKN 3TOU MOAENMN.

OcHOBHas 3aja4a 3KOHOMETPUKU — BeprudmnKkauusa 3IKOHOMUYECKON Teopumn.




CxemaTnyeckoe onmcaHue wwaros, BKIMIOYEHHbIX B
3KOHOMEeTpPUYEeCKUMN aHarIn3 3KOHOMUNYECKUX MoAerneun:

1) YTBepXpgeHne 3KOHOMUYECKON Teopumn
2) MNocTpoeHne COOTBETCTBYHOLLEN MaTeEMaTUYECKOU Moaenu

3) NocTpoeHmne cOOTBETCTBYHOLLEN CTaTUCTUYECKOMN (UNnKn
3KOHOMEeTpPUYEeCKoUn) moaenu

4) NMony4yeHue AaHHbIX

5) OueHKa napamMeTpoB 3KOHOMETPUYECKOU Moaernu

6) Bepudmkauma mogenu

7) Bbibop apyroun mogenu unm cnocoba oueHMBaHUA Npu oTpuLaTeNbHOM
oTBeTe

8) NpoBepka runores

9) Co3zpgaHume NPOrHo30B NMpu NMONOXUTENTIbHOM OTBETEe

10) UIcnonb3oBaHue Mmoaenu ANs KOHTpornsd (unu perynupoBaHua) n/unm
OOCTUXEHUA NOSIMTUYECKUX Leren




CxemMaTnyeckoe onmcaHuve WwaroB, BKNIOYEHHbIX B
3KOHOMeTpI/I‘-IeCKVIﬁ aHanM3 3KOHOMMUYECKUX Mmopaerneun
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UnnocTpauunsa BbilleonucaHHbiX waroB Npumep 1 MakpoakoHOMUKA

1) YTBepXpgeHne 3KOHOMUYECKON Teopumn

KenHcnaHckasa Teopua notpebneHus yreepxaaet, marginal propensity to
consume (nNpeaeribHasi CKIIOHHOCTb K NoTpebrieHnto0) bonblue 0 U MeHbLe
1.

2) MNocTpoeHne COOTBETCTBYHOLLEN MaTeEMaTUYECKOU Moaenun
MaTtemaTuuyeckana mogenb: Y =3, + B,X, 0 <f, <1, X- goxopn, Y- pacxoabl.

3) NMocTpoeHne COOTBETCTBYHOLLEN CTaTUCTUYECKOU (MNKn
3KOHOMETpPUYEeCKoun) moaenu

Y =B, + BX + & raoe € — cTtoxacTuyeckas cocraBsnsirowiasi (BosmyLieHue)




Unnoctpauunsa BbiweonucaHHbIX warosB. MMpumep 1

4) NMony4yeHue AaHHbIX

HaHHble (arpernpoBaHHbIe)

Y — personal consumption expenditure, X — gross domestic product,
1982-1996, both in 1992 billions of dollars

Year Y X
1982 3081.5 4620.3
1983 240.6 4803.7

1996 47141 6928.4




Unnoctpauunsa BbiweonucaHHbIX warosB. MMpumep 1
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Unnoctpauunsa BbiweonucaHHbIX warosB. MMpumep 1
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Unnoctpauunsa BbiweonucaHHbIX warosB. MMpumep 1

5) OueHKa napamMmeTpoB 3KOHOMETPUYECKON Mmoaernu

OueHka napameTpoB C NOMOLbLIO MeToAa HanMeHbLnx KkBagpaTtoB (MHK)

A

Y =-184.08 + 0.7064 X

6) Bepudpmkauma mogenu

MpoBepka ageKkBaTHOCTU MoAenu

7) Bbibop apyroun mogenu unm cnocoba oueHMBaHUA Npu oTpuLaTeNbHOM
oTBeTe

1




Unnoctpauunsa BbiweonucaHHbIX warosB. MMpumep 1

8) NMpoBepka runores
NpoBepka runote3bl: 0.7 CTaTUCTUYECKN MEHbLue 1
Ho: B =1
Hi:B, <1

9) Co3pgaHume NPOrHo30B NMpuv NMONOXUTENIbHOM OTBETEe
NMpeononoxum, Mbl XOTUM npeAackasatb consumption expenditure B
1997 r. GDP B 1997 r. 6b1n paBeH 7269.8 munnmnapaos AONNapos,

Toraa
Y .0, = -184.08 + 0.7064 * 7269.8 = 4951.3167
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Unnoctpauunsa BbiweonucaHHbIX warosB. MMpumep 1

10) Ucnonb3oBaHue moaenu onst KOHTponsa (Mnu perynupoBaHna) n/mnu

AOCTNXXEHUA NOSINTUYECKUX Lernen

Mpeanonoxunm, 4To NPaBUTENLCTBO BEPUT, YTO NOoTpebuTenbckmne
pacxoabl okono 4900 munnmnappoB AonnapoB NO3BONMAT COXPaHUTb
ypoBeHb 6e3paboTuubl Ha TeKkyLwem ypoBHe 4.2%.

Kakon ypoBeHb goxopa rapaHTupyeT 4OCTMXEHUEe 3TOU uenun?

4900 = -184.08 + 0.7064 X,

X=7197
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UnnocTpauna BbilleonucaHHbIX waroB. NMpumep 2 PMHAHCOBLIN PbIHOK

1)YTBepKaeHne 3KOHOMNYECKOU Teopumn

[JoxoaHOCTb KOHKPETHOW aKLuKu 3aBUCUT OT COCTOSAHMA (PpMHAHCOBOIro
pbIHKaA B LlefioM

2) MNocTpoeHne COOTBETCTBYHOLLEN MaTeMaTUYECKOU Moaenu
Mopnenb CAPM ana Poccum :

Y =B, + BX, X-unameHeHme nuagekca PTC, Y- noxoAHOCTb aKLUW.

3) NocTpoeHmne cOOTBETCTBYHOLLEN CTaTUCTUYECKOMN (UNKn
3KOHOMEeTpPUYeCKoun) moaenu

Y =B, + BX + €, rae € — cToxacTuyeckasi coctaBnsirowiasi (BosmyLieHue)
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UnnocTtpauunsa BbilleonncaHHbIX waros. Npumep 2

4) NMony4yeHue AaHHbIX

[daHHbIe

Y — poxogHocTb akuum JTYKonna (B %), X — uameHeHue PTC (B %),

30.08.2002 - 24.08.2007
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UnnocTtpauunsa BbilleonncaHHbIX waros. Npumep 2

LKOH RTS

date last price last price
30.08.2002 15.800 332.900
06.09.2002 15.780 335.470
13.09.2002 15.620 337.110
20.09.2002 15.550 333.560
27.07.2007 | 80.000 1967.060
03.08.2007 | 79.300 1970.750
10.08.2007 | 74.300 1897.200
17.08.2007 | 73.200 1860.700
24.08.2007 | 73.500 1864.740
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UnnocTtpauunsa BbilleonncaHHbIX waros. Npumep 2

5) OueHKa napamMmeTpoB 3KOHOMETPUYECKON Mmoaernu

OueHka napameTpoB C NOMOLbLIO MeToAa HanMeHbLnx KkBagpaTtoB (MHK)

A

Y=-0.0471+1.002 X

6) Bepudpmkauma mogenu

MpoBepka ageKkBaTHOCTU MoAenu

7) Bbibop apyroun mogenu unm cnocoba oueHMBaHUA Npu oTpuLaTeNbHOM
oTBeTe
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UnnocTtpauunsa BbilleonncaHHbIX waros. Npumep 2

8) NMpoBepka runores

NpoBepka runotesbl: 1.002 ctatucTtnyeckn 6onbLue 1

Ho: B4 =1

H,: B, > 1 (akumn JIYKouna poxoaHee, 4YeM pbIHOK B cpeaHeM)
9) Co3gaHune NPOrHO30B NPU NMOMOXUTENIbHOM OTBeTe
NMporHo3bl 0 goxoaHocTu akumu JIYKonna

10) Ucnonb3oBaHue moaenu ons KOHTponsa (Mnu perynmpoBaHunA)

NMpnHATME NHBECTOPOM peLlueHnsA O noKynke akuumn JIYKonna
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UnnrocTtpaumsa BbilleonucaHHbIX waros. NMpumep 3. YpoBeHb hupm

1) YTBepxaeHne 3KOHOMUYECKON TeOpUM
Bbinyck 3aBUCUT OT TpyAa u KanuTana

2) NocTpoeHne COOTBETCTBYHOLWEN MaTeMaTU4YeCKOU Moaenu
dyHkuua Kob66a — [lyrnaca :

Q — CKBI Lﬁz

Q — no6aBneHHas CTOMMOCTb (B MIH. eBpo), K — o6was cTouMocTb
OCHOBHbIX (h)OHAOB (B MIIH. eBp0), L — Konu4ecTBO 3aHATbLIX paboymnx.
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UnnocTtpauunsa BbilleonucaHHbIX waros. Npumep 3

3) NocTpoeHne CooTBETCTBYHOLEN CTAaTUCTUYECKOU (NN

3KOHOMETpPUYEeCKoun) moaenu

InQ =B, + B4InK + B,InL + ¢,

roe € — ctoxacTmyeckas coctaBnsrouan (BoamylueHue)
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UnnocTtpauunsa BbilleonucaHHbIX waros. Npumep 3

4) NMony4yeHue AaHHbIX

IJaHHble gna 569 6enbrunckmnx compm 1996 .

5) OueHKa napamMeTpoB 3KOHOMETPUYECKOU Moaenu

OueHka napamMeTpoB C NOMOLLLIO MeToAa HauMeHbLUMX KBagpaToB (MHK)

A

InQ =-1.71 + 0.208 InK + 0.714 InL

22




UnnocTtpauunsa BbilleonucaHHbIX waros. Npumep 3

8) NMpoBepka runores

a) lNpoBepka rmnoTtesbl O paBeHCTBE INaCTUYHOCTEN MO TPyAYy U Kanutany

Hy: By =B,
Hi: By =B,

0) NMpoBepKa rMnoTe3bl 0 NOCTOAHHOWU OTAAa4Ye OT MacwTaba
Ho: B4+ B, =1
Hi: B+ B, <1

10) Ucnonb3oBaHue moaenu onst NPUHATAUN PeLleHnUsA O pacLUUpPeHumn

npousBoAcTBa
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Tunbl AKOHOMEeTPUNYeCKNX AaHHbIX

1. BpemeHHble psagbl (Time series)
2. lepekpecTHble BbIOOPKU (Cross — sectional)

3. MNMaHenbHble aaHHbIe (Panel data)
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'ne MOXHO HanTu 6a3bl AaHHbIX

1.

MHoro Poccuncknx BpeMeHHbIX paaoB Ha cante Poccrarta

RLMS (PM33 — PoccMnNcknm MOHUTOPUHI 3KOHOMUYECKOro

NOryiIoXXeHUs U 340poBbs HaceneHusa, cm. caut HAY BLLDI)
WVS (World Value Survey, )
ESS (European Social Survey,

BEEPS (Business Environment & Enterprise Performance Surveys,

)
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'ne MOXHO HanTu 6a3bl AaHHbIX

C A HezawwweHo | sophisthse.ru
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Boittu

EAVHbIA APXB SKOHOMWYECKMX
N COLNONOTMYECKUX AAHHBIX

Ob APXHBE BHIMNETEHD HALIM HALLM Mo BAHHLIM
aCODHCT» NEMNO3HTOPI MONL30BATENA ONPGCOB...

AOCTYN K AAHHBIM

COXPAHAA - YMHOXAN!

PE3YNLIATLI OMPOCOB

CTATRCTWHECKAE PAOLI

el i S Hauwia 5ada4¥a — coxpaHums peaynsmamsl

IMMUPUYECKUX UccnedoeaHul & cihepe
COL{UAMBHALIX HAYK U clename ux
docmynHeIMU HaYy4HOMY coobLyecmay.

HACCTYN K BHELWHWAM PECYPCAM

NCCNEAOBAHUA BILIS
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'ne MOXHO HanTu 6a3bl AaHHbIX

bas3bl paHHbIX LlLIkonsl dmnHaHCcOB

LleHTp 6a3 paHHbIX LLIkonbl dmHaHcoB

LenTtp 6as aaHHbeIX lWLkone!l chHaHCcOB oDecnaedmeasT OOCTYnN K Dazam
NaHHLIX OVMHaEHCOBOW MHQOopMaUMK, NpedoccTaenaseT MHOWMBUMAYaNEHYHD
noaosep#Ey M opraHU3IoBsIEaeT oDydarlmMe ceMHapsl OnNa CTYOeHToE W
COTPYOHWKOE BuiCcluer LUKONBI SKOHOMIMKIA.

Mel Mmeem NOOANMCKY Ha Da3k! JaHHbIX (DMHAHCOBOMW

MHOopMaUuWMK, cogep:allre MHOEeCTBES CEedeHWM O KOMNaHMAX 1 LUeHHBIX
oyrmarax - Bloomberg, Capital 1Q, Bureau van Dijk, Thomson Reuters
Eikon, MAC BaHKkn m @MHaHCBE]I nHpOpMmauMoHHOro aredrecrea Mobtwune.

Onsa npoTBOASMCTEWMA pacnpocTpaHeHMID KOPOHOBMPYCHOWM MHdh ek
COVID-19, knacc Bloomberg sakpeIT Ha KapaHTHMH. [JocTyn K Sa3zam
AaHHeIX - Bloomberg, Capital 1Q, Thomson Reuters, Bureau Van Djik
npegocTaBnAeTcs B AUMCTAHUMOHHOM pexurmMme.
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Ctatuctnyeckune naketbl

 MS Excel
- SPSS

- STATA
 Eviews

* R

 Python
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Mpumep 6a3bl AaHHbIX
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A7 IhSa Murmeric 1 0 HMHTepERH NpoOOM¥aN0CE. Y3CO0E Mone Mone
45| IhEb Murmeric 2 a0 HMHTepERH NPOOON¥AN0CE. MHHYT Mone Mone
491101 Mumeric 1 ] Bel pogWnKceE B Opyrom HAaCENEHHOM MyHKTE WNW B TOM, TOE 3WEETE Celdacy 11, B OP¥TOM|Mone
SO h2 Murnerc 2 Q B kakol pecnybnyke beiewero CCCF Bel pogdnvce? 11, POCCKHMAL . [Mone
51113 Mumeric 1 ] Bl pogunuce B ropofde, Nocenke ropoickoro TMAOE MKW B Cene, Aepeede, kMwnake, a|{1, B TOPOOE | Mone
521131 Murmeric 1 ] Bel ®KMnK B 4pyrom HACENEHHOM NYHKTE - HE B TOM, rae Bel pogwnuce, bonee yem 6 |{1, Oal .. MNone
53114 Mumeric 3 0 Kett B cefa cuvTaeTe no HayMoHaneHocTH? A umen B Buay He ofAzateneHo Ty Hawl/{1, PYCCHMML Mone
54115 Mumeric 3 0 Ha kakom Azbike B 0OCHOEHOM Brel nMYHO roeopuTe aoma? Ecnm Bel roeopute Ha Heck [{1, PYCCEMKML [Mone
55116 Mumeric 3 0 Forpa Bel Beinv peberkom, Ha KAakKOM A2BIKE B OCHOBHOM pasroeapueand ¥y Bac pomal{1, PYCCEKMKL [Mone
56|11 Mumeric 1 0 Bawe ocHoeHOe 3aHATHE B HacToAW ee epemA. Bl celvyac: {1, Bel cefiyac |Mane
S7111.1.1 Murneric 1 0 Hackoneko Bel yoBNeTEOPEHEl MM He yAooENeTEopeHel Baweld pabotol B yenom? {1, MNonHocTer | Mone
s5f1j1.1.2 Murmeric 1 ] Hackoneko Bel yQ0BENeTEOPEHEl MNM HE YOOENETEOREHE!l yonoEMAMKM Bawero tpyna? |11, MNonHocTer | Mone
S91151.1.3 Murmeric 1 a Hackoneko Bel yOo0BENETEOPEHEl MM HE YO O0ENETEOpEHEl onnaTol Bawero tpyoa? {1, NonHocTer [Mone
BOfT.1.4 Murmeric 1 0 Hackoneko Bel yOo0BNeTEOPEHEl MMM HE YOOENETEOQEHEl EOZMOXHOCTAMK Bawero np |11, MNonHocTer | Mone
E1|l2code Mumeric (&) O Fon zaHatoctm [SC0-838 gna |j2_3 (59997 ZATPY [Maone
B2] 4.1 Mumeric 3 0 B kakol otpacnu Bel paboTtaete Ha 3Tol pabote? {1, Nerkaa v n |Mone
B3] 1j5a Mumeric 4 0 C kakoro roga Bel pabotaete Ha atom npegnpuAatar? Ecne Bel yeoneHAnkce v cHoea|{?, 3ATPYOHAMone
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NMpumep 6a3bl AaHHbIX
TR
File Edit Wiew Data Transform Analyze Graphs Ukilities ‘Window Help
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[Mporpamma yyeOHOM AUCLUUNNUHDI

[Mporpamma

https://www.hse.ru/edu/courses/339566291

M pPerpammMma grucumMniamrHbI

( > NMonnas eepcua Nnporpammei
yuebHOW QMCLMIIMHb

AHHOoTOUWMA

HayuyeHre AMCUMNNMHBI « JKOHOMETPpUMEKA» Da3zvpyeTca Ha cneayruwmKx aucuunnuHax: = NuHeiHana anrebpa -
MaTemaTuyeckni aHanna = TeopuA BepOATHOCTEN M CTATUCTUKA OCHOBHBIE MONOMEeHWA OUCLMNNMMHB JOM¥HEBl DBITE
MCNoNL30BaHblI B AankHerIWeM NP M3yY4eHn cneayoumnx ancymnnuyd: = NpuknagHaa MUKPOIKOHOMETPUEKA =
JKOHOMETpUWEA BpEMEHHLIX PAOOE * 2KOHOMWEKA Tpyoa.

&3

Llens ocBoeHMA QMCUMNNMHbI

— AdaTbe CTyJedTaM HaydHOe npegcraeneHle O MmetToax M Mojenax, No3soNnADLWwWKWx nony4vYatTe KonM4eCrtBeHHBIS
BblipaX¥eHWA 3aKOHOMEPHOCTAM 3IKOHOMWYECKOA TEOPWMK Ha Da3e 3KOHOMWYECKOW CTATUCTHUEKM C MCNONb3IoBaHHUeM
CTaTUHCTHUMYSCKOINo MHCTPpYMeHTapiA
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